Analisis Pengaruh Kinerja Keuangan Terhadap Return Saham Pada

Perusahaan Publik di BEJ (Bursa Efek Jakarta)

















All requested variables entered.a. 
Dependent Variable: RETb. 
 
Model Summaryb










Predictors: (Constant), ROA, EVA, PER, DER, EPSa. 
Dependent Variable: RETb. 
 
ANOVAb









Squares df Mean Square F Sig.
Predictors: (Constant), ROA, EVA, PER, DER, EPSa. 
Dependent Variable: RETb. 
 
Coefficientsa
,023 ,001 -,263 ,793
6,856E-15 ,000 ,036 ,427 ,670 ,998 1,002
5,825E-07 ,000 ,051 2,589 ,016 ,964 1,037
3,654E-06 ,000 ,062 1,733 ,036 ,992 1,008
-7.98E-05 ,000 -,051 -,600 ,549 ,976 1,025















t Sig. Tolerance VIF
Collinearity Statistics






1,488 1,000 ,25 ,02 ,00 ,01 ,23 ,00
1,185 1,121 ,00 ,03 ,39 ,12 ,04 ,24
,991 1,225 ,00 ,45 ,00 ,47 ,00 ,07
,987 1,228 ,01 ,45 ,00 ,18 ,03 ,32
,853 1,321 ,00 ,04 ,54 ,19 ,00 ,36












Index (Constant) EVA EPS PER DER ROA
Variance Proportions











Dependent Variable: RETa. 
 
Residuals Statisticsa
-,004752 ,005211 -,000333 ,0011492 144
-3,845 4,824 ,000 1,000 144
,0007559 ,0089752 ,0013037 ,0013023 144
-,006961 ,103483 ,000371 ,0087583 144
-,039756 ,033071 ,000000 ,0088528 144
-4,412 3,670 ,000 ,982 144
-4,432 3,687 -,007 ,993 144
-,100483 ,033383 -,000704 ,0122832 144
-4,768 3,869 -,010 1,021 144
,013 140,851 4,965 17,934 144
,000 20,554 ,145 1,713 144














Minimum Maximum Mean Std. Deviation N
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